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r I Piedmont
I Natural Gas

February 10, 2017

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end November
30, 2016.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager — Regulatory Reporting
704-73 1-4560
Jenny.Furr Piedmontng.corn

Enclosures

tJ '1

il

I t1

j
C: ORS

Pia Powers

po Box 33068 charlotte. North caroena 28233
piedmontng.corn



Piedmont Natural Gas Company
Deferred Acct.-Hedging«Program
Acct ¹19101 (X2068)

SC Nov-16

Beginning Balance
Expenditures: BP
Purchase of Financial Instr.

Option Premium
Margin Requirement

Receipts:
Proceeds from positions

Expenditures: ADII
Purchase of Financial Instr.

Option Premium
Fees
Margin Requirement

Consultant Fees
Service Fee
Program Development
Other

Receipts:
Proceeds from positions

Fees
Interest from brokerage acct.

PM Interest adj,
Transfer to COG Deferred Acct
Other
Balance before interest
Return calculated
Balance due (customer)/company
Transfer to 25304 Deferred Acct
Balance due after transfer
G/L Balance
GL Bal. less Balance due / Dilference
Interest Calculation:
Avg. Balance for the month

Return rate for the month

121,425.00
2,294.0Q

746.00

8.20
124,473.20

124,473.20
(124,473.2Q)

0.00
0.00

$ 62,236.60

0. 0000%

Annual allowed return rate p pppp%



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon
November 2016

13
28
31
26

8
7
7
4

11
13

tas
15.50

2,294.00

A

A

A

A

A

A

A

A

A
A

7 a(A's
Commission and Fees rate
Total Commission and Fees (Expenditures)

126,074.00
27,843.00
13,150.50

(43,348.50)

123,719.00
2,294.00

121,425.60

B

B

B

B

B

B

B

8

2 ar B's

Less: Fees (Expenditures)
Option Premium

Activi in Account
8 bi~ f8 ~84ht 8

23,538 09
34,034.00
37,680.50
30,823.00

98.00
615,851.06
113,529.35

98.00
8,124.00
7,388.50
7,668.50
4,662.00

1.59
13,150.50

186.55

Z ar os 896,833.64

855,554.00
98.00

1.59
27,843 00
13,150.50
43,535.05

940,182.14 ZarC's

940,182.14
~888.833.84

43,348.50

~43.348.88

yare's
2 ar o's
P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity



ADM Isvestor Servicc5, Inc
H,Sahsidiary ofArcher Daniels iv/fdland Company
2100A Board of Trade BuildinS
141 %..1aekson Boulevard

IEZPSHLYCOMMODITY STATEMENT

STATEMKBT DATE: 5OY 30, 2016

ACCOUNT NUMBBRI 121 X2068

SALESMAN NUMBERS 121 X121

INTRODUCED BY: RBC WEALTS IVSNAGEMENT
17041264-2767

PIEDMONT NATURAL QAS CO
SOUTH CAROLYNA ACCOUNT
ATTN ROB TBORBTON
Po BOX 33068~ NC 28233-3060

IP YOU EAVE AllY OUSSTZONS OR ISSVES
REGARDINQ YOUR STATENERT TEAT 1OU
ARB UNABLE TO RESOIVE WITS YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

A F s A * A TOUR ILCTZVZTY TBI8 MONTE F F ~ * ~ s ~ * A ~ ~ ~ ~ ~

11/03/6

11/03/6

11/03/6

31/03/6

11/03/6

11/04/6
11/04/6
11/04/6

11/08/6

11/09/6

11/10/6

11/10/6

11/10/6

11/10/6

11/10/6

11/10/6

11/14/6

11/14/6

11/15/6

11/25/6

11/25/6

11/25/6

11/28/6
11/28/6

13

28

26

13
38

WISE,TRANSPER
WIRE TRANSPER

W~I
'AVINSPER

EYER 23ISSES 275
07LNO .

CALI DEC 16

.'PS TRADES ',

CONN DEBIT 3MP2*--'0CM

RRCSZOEO
I

REC- WZREEEC 'US.,
IlscEzvso

0 CALLS I
'

ADJIRLTMRNT US .

4g750
NYla NA'I GAS 5 2750, C 'XPIRE 'S

1

RZNQ OPT, 'IATUSTMENT US
'00000'

CALL DEC 16 NYM 5AT GAS 5 3250 C
CALL DEC 16 BYM NAT GAS E 3450 C

EKPZRE DS
EKPZRE VS

SERT/SELL DESCRIPTION, -'.... EX PRICE/LEQED CC

CALL DEC 16 NYM NAT GKS 8 27500NNC NET PREM US
QLOBEX TRMIE

CALL JAN 17 NYM NAT dodl 5 3300 IA NNBET PREM VS
GLOBEX TRADE»
CAIJ PES 17'YM IQAT QAB E.3500- C. 1 NNL PREM US
QLOBBX TRADE
CALI MMZ 27,5YN NAT-'QAS 5 3850 C I 'NI PREM US

DEMk ORDER PEE -'", " CASE US
I

*Trmuefe'jr*fresh,x2068 to 22085,; cAsE Us
Tpao'afar»Siam X2068 to X2062 I, c, CASE VSWIRE/~ RRC . ~ " .' WZRBREC US
WZRB TRANSPER RECEIVED„

'EVAOBSK PEB 11/3 '' ' CASE US
t

'~ensfer fram X2068'o X2062 I: 1 ', CASE VS

JUN 17 Nkna NAT OILS E 3500 Cr I NET PREM
OCK TRADE 'ALLJUL 17 SYM 'MILT GAS E 3600„". d I 'RT'REM ~ VS

BLOCK TRADB 'ALLAVQ JL7 NYM NAT QAS 5 3650, C NET PREM US
BLOCK ZIVLDE
CALL SEP 17 NIM NAT GAS 5 3700 'C NET PREM US

QQE DBZT APS PES 11/03/16 . '''DJUSTMENT VS
2 0CM 00000,
CZI +ZT 11/03/16 .

' SIDJUSTMEBT US
20CM T 00000"„

CALI 5OV 17 NYM NAT GAS E 4250 C NET PREM VS

DESZT

23,538.09

34,034.00

37,680.50

30.823.00

98.00

615, 851 . 06
- 113,529.35

98.00

8,124.00

7,388.50

7,668.50

4,662.OO

1.59

13,150.50

186. 55

CRED1T

855,554.00

98.00

1. 59

27,843.00

13,150.50

43,535.05

,oo

.00

.00

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
08JECTIONS CORRECTED YLILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
RETAIN FOR TAX RECORDS SUSJECTTOTERNSANDCONDOIONSONREVERSE SIDE CCOED TNSmmvm EXFIAINED CN REEERSESER



AQM

ADM Investor Services, Inc.
H Subsirliary o/.Broiler Daniels Mill/and Company
2100A Board o! Trade Buiidino
tdi W. Juckuon Boulevard

ItKTJHLYCOMMODITY STATEMENT

STATENIIM DATE: ZOV 30, 203.6

ACCOUNT NUMBERS 121 X2068~ NUMBERS 121 X121

INTRODUCED BY: Ri!C WEALTB MAEAGEMERT
i704)264-2767

PZKUHOlrr NATURAL QA6 CO
SCUTE CAROLINA A~
ATTN ROB IBORNTCtu
Po BOX 33068
CSARLOITK NC 28233-3060

IP YDU Iulvz lure (ZUEBTZOSB oR IssUEs
REGARDINOI YOVR STAT9MENT TBAT YOU
ARB UIUIBLB TO RESOLVE WZTB YOUR BROKER,
PLEASB CONTACM AKMIS CUSTOEER SERVICE AT
1/800/654-0461 or 312/242-7200.

* * *» I I »»» * ~ » 9 0 8 I I I O N 8 I N I O 'U R A C C 0 U N 'I ~ » I * *»»»» *» ~ * ~ ~ 'I * I

11/03/6

3/31/6
3/33./6
4/07/6

11/10/6

5/13/6

2/23/6

LONG/

28
28»

2
14
16
32»

8
8*

11
11*

14
14

BUY SERT/SELL DBSCRIPTION ."" '. BX PRICE/LRGMD CC

CALL JAN 17 NYM NAT GAS B 330J .C .1200 US
UPTIDN MARKET.TALTBI,, '..2006

14, 560. 00 LIM KKPZRE 12'/27/16
AvERAGE LUNGS,lri:22000

LAST TRADB DATE:" 12/27/16 '",. -'' ll

CALL APIE $7.9LZM NAT"GAS" E, 3350, +jCALL'APR 17*4IZM NATNAZIS EN3350', O
CALL APR Ir MYM NAT YELB 'E 3350 'jlC,

OPTZON MARKBT AVALUE
EXPIRE 3/28/17 'VERAGELONG '10900

IAS1'RAZIB.DATEI 3/28/17 i
I

CALL.JUN 17 NYM NAT ITS' 3500;C .1000 VS
IT;,r'DPTICRr MARKEB VALUE ': i .2181

JDIPZRB 5/25/17
LJIAOERAGE LUNGS ' .10000

iIAST TRADE DATE. '/25/17
CALL MAY 1$ 'ICIM MILT GAS B 3550» I' . 'I1125 US

OPTZON MARKET VALUE '" /, .1784
BXPZRE 4/25/Z is

AVERAGE IKEIQ I .11250

LAST TRADE DATES 4/25/17

CALL JAN 17 NYM NAT GKS E "3600 ~ C '.1040 US
OPTION MARKET VALUE . P ...0874

EXPIRE 12/27/16
AVERAGE LONGS .10400

lll30 VS
1130 ', VS
1050 'S
2397

DEBIT CREDIT

56. 168. 00
56, 168. 00»

4,794.00
33,558 00
38,352.00
76,704.00*

17.448.00
17,448.00»

19,624.00
19,624.00*

12.236.00
12,236.00»

11/03/6

11/10/6

31
31»

7

LI!ST .TRADE DATE; J2/22/D6..

cALL PEB 1'I Nxs NAT'GII8" z, 3600 c '1200 BB
OPKION MARKET VALUE '. 'I

I
.1612

IJUIIIIRE 1/24/3.7
3VBRAGE .LONG I i . 1200 0

l
nues DATES i I/26/17

CUJ JDL 17 NYM NAT QAS E,3600r C I .1040 VS
OPTZONL MREKETL VALVE' 2122 'ZIG'IRK6/Eu/17

JIVERAGE LONGS
"" . 10400

LAST TRADE DATZS 6/27/17

49,972.00

49,972.0'4,854.00

14,854.00'1/10/6

7»
CALL AUQ 17 NYM NAT GAS E 3650 C

OPTION MARKET VALVE
EXPIRE 7/26/17

AVERAGB LONG: . 10800

LAST TIUIDE KATE: 7/26/17

.1080 VS

.2090
14,630.00
14,630.00*

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENTTHAT THIS STATEMENT IS CORRECT AND RATIFIED.
RETAINFOR TAR RECORDS OISJECT TO TERMS AND CONDIRONSONREYERSE ODE COOED SIN»IN»ARE ER»i»RED ON REIIERSE SIDE



PAGB 3 ~ NUMBER! 121 X121

INTRODUCBD BY: EBC WSALTE MANAGEMENT
(704!264-2767

PIBDNONT NATURAL OILS CO
BOUTS CAROLINA ACCOUNT
ATIN ROB TSORNTON
Pb BOX 33068

NC 28233-3060

IP YOU BILVE ANY QUESTIONS OR ISSUES
REGIQRINQ YOUR STATEMENT TSBZ'OU
ARE UNABLE TO RESOLVE WITS YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
I/860/654-0461 oz 312/242-7200.

11/10/6

2/23/6

1/04/6

11/03/6

2/01/6

LONG/BUY SERT/SELL

16
16 ~

28
28*

26
26*

31
31*

DESCRIPTION EX PRICE/LEGRD CC

CALL SEP 17 NYM NAT 858~3700 C . VS
OPTION MARKET VAIUE

EXPIRE, 8/28'/17 ".
AVERAGE LONGE *',11.500

LAST TRADB DATE '/28/kV'ALL

PEB 3,7 NYM BAT GRS.N 3800 'CL ' ''»1060
OPTION IUSRKET VALDE ~ 'l; '.-4110

EXEIRE .&/26/12
AVERAGTE1 LONGS „'-" ...a'O600»"

LABE'RADZL DATE! I" 1626/17

CALL UJIN 17 'l»M NILT GAS E 3850 IC I, " 1150 ~ 'PTION'IISLRKETVALUE," ''0418/ . r 'XPIRE ~/27/16
l

LAAT TIUIDB DATE I 12/27 j'3.6

' dLLL MER 17 NYN NAT GAB E 3850 !C ~ ~ 1170 VS
OPTION MARKET VALUE .

' 1282/,I BXPIRE 2/23/17!
AVERAGE DO+4! ' 13.700

INST TRADB flATE l 2/23/1.7
!

'

CALL PEB,'17 NYN NAT GAS E 4100;C '.11.30 '0
OPTION MARKET VALVB, . 0637

EXPIRE 1/3!I/17
AVERAQE LONGS . 11300

LAST TiL4IE DILTET 1/26/17

1150
2094

VS

VS

DEBIT CREDIT

8,376. 00
8,376. 00 ~

17,'I60.00
17,760.00*

11,704.00
11, 704. 00*

33,332.00
33.332.00*

19,747.00
19,747.00*

3/02/6

11/14/6

39
39»

CALL IUIR 17 NYN RAT QAS B 4250 C
OPTION MARKET VALVE

JDIPIRE,. S/23/17
AVERAGE LONG! .3.040IT

IAST TRADE DATE l 2/23/17
I

GILLL.NOV 17 NYN NAT QAS E 4250 C
OPTION MARKET VALUE

EZl?ZRE 10/26/17
AVERAGE IJBIQI I I . 11800

INST TRADE DATRS:

10/26/27'1040

.0709

!

1180 ~ US .
! 'i:,14/1A
11

27, 651. 00
27, 651. 00*

16,181.00
16 181.00»

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORREC'TED WILL BE DEEMEDYOUR AGREEMENTTHATTHIS STATEMENT IS CORRECTAND RATIFIED.
RETAINRCR TAX RECOfEM SDSlECI'TO TERMS AND (ONDRIONS OR RE!ERST. Sl DE CODED ATM SOS S ARE EX»LANLD ON REVERSE MDE



ADM Investor Serrices, Inc.
A Subsidiary ofAre/Ter /Jan/ e/s IU/dland Company
2100A Board of Trade Building
141 W. Jackson Boulevard

IKPIIHLYCOMMOOITY STATEMENT

STATEMENT DATES NOV 30, 2016

ACCOUNT NUMBERS 121 X2068

SALESMAN NUMBERS 121 X121

ZNTRODVCED BY: RBC WBALTE 3DZSAGEMEBT
(704)264-2767

PZ~ NATOIUIL CIAS Co
SQUTE CAROLZMA ACCOUNT
ATTN RCB TBORNTQN
PO BOX 33068~ NC 28233-3060

ZP YOU BAVE ANY OUBS1'ZONS OR ZSSUES
RBGARDZNG YOUR BTATEMENT TEAT YOV
ARE UNABLE To RESOLVE WITE YOUR BROKBR,
PLESSE CONTACT ADNZS CUSTOMER SBRVZCE AT
1/800/654-0461 or 332/242-7200.

h

*tt SEG USD t*t
1. BEGZNNZNG ACC1'ALANCE .00
2. paL AMD casE AczzvzTY 43,348.50
3. EMDZNQ ACCT~ 43,348.50
4. NET PUTURES P&L 186.55-
5. NET QPTZQN PREMZUM 123,534.04-
8. OPTZONS MARKET VALUE 396,387.00 F"

9. ACCT VALUE AT MARKET 439 735t50
11. CONVERTED ACCT VALUE US

I
POTURES PAL VS '-," ',F186,555 I -, I

6385.95'PTIONPRBMZOM VS, . 123; 534I04- l, 314 ASI 59 . 64-

* 6 * * I * * ~ 6 * ~ 6 t * * t,t * * * * * * t t * 6 6, ~ 6 ~

* 3636ZS EAS ZMPLENENTED A '82 DDLBARD COPY MAZLED"ETA'XENENT PYIB
~ TQ AVOZD TBZS PEB, PLEASE CONTACT US AT QQQREENSEUSIZS.IXBC ~ *
* POR ZNFOIOBITZON Ola RECEZVZJZQFYOUR STATEMENTS VZA EMAZLI

* * 6 * t * * * * ~ 6 * ~ tyt * * * ~ * .* *r6 * ~ * * 6 t t' *
I

i

I-

.I'
I

I„

I

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHTTO HAVE DIFFERENCES OR
OBJECllONS CORRECTEO WILL BE DEEMED YOUR AGREEMENTTHAT THIS STATEMENT IS CORRECT AND RATIFIED
RETAINFCR TAX RECCRDS EURIECT TO TERSE AND CCNDIT'ONSONREUERSE RDE CCOED STNSOIRRREERFMNEDONREIERSESIIX



South Caroana May-2016/April.gat? Review
Report as of 11/30/2018 Close

Period Tool Counterpsrly Original Trade
Date

MMBtus
Purchased
Psr Month

Strike/Fixed
Price

Purchase
Price

Purchase Trade I

CostlProcesds Expiration Oats
Expiration

Price
Realized

Value
Net Valuo Realized

Bain or (Loss)
Fees

May-16 Call

May-16 Call

May-18 Call

May-16 Call

Jun.16 Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

4/30/2015
9/22/2018

1 0/28/20 1 S
12/1 OI2015

BD/2ats

220,00D

120,000
110,000
110,DDQ

150,000

$3.25

$2.90

$2.60

$3.55

$0.1370

$0.1100

$0.1030

$D.0930

$0.1280

$30,140.00 04/26/2016 E

$ 13,260,00 04/26/2016 E

$ 11,330.00 04/26/2016 E

$ 10,2N.DO 04/26/2016 E

$19,20D.DO 65/25/2016 E

$0.000

$0.000
$0.000

$0.000

$0.000

$0

$0

$0

$0

($30,140.00) $341„00

$186.00($ 13400.00)
($11,330.00) $170.50

($10,230.00) $170.50

($ 19;200.00) $232,50
Jhn-16 Call NYMEX 10/5/2015 80,000 $3.25 $0.1070 $8,560.00 65/25I2016 E $0.000 $0 ($8,560.00) $124.00
Jun-16 Call

Jun-16 Call

Jul-16 Call

NYMEX

NYMEX

NYMEX

10/27/2015
12/14/2015

6/30/2015

'0,000
80,000
70,000

$3.10
32.6D

$3.80

$0.1040

$0.0910

$D.1NO

$7,280.00 65/25/2018 E

$7,280.00 65/25/2016 E

N,1N.DO 08/27I2016 E

$0.000

$0.000
$0.000

$0

$0

$0

($7,280.00) $108.50

($7,280.00) $ 124.00

($9,100.00) $108.50
Jul-16 Call

Jul-16 Call

NYMEX

NYMEX

7/27/2015

10/27/2015
?0,000
70,000

$3.75 '0.1230
$2.95 r $0.1510

$8,610.00 OB/27/2016 E

$ 10,570 00 06/27/2016 E

$0.000

$0.000
$0

$0

($8,610.00) $ 108.5{l

($10,570.00) $108.50
Jul-16 Call

Jul-16 Call

Aug-1 6 Call

Aug-16 Call

Aug-16 Call

Aug-18 Call

Aug-16 Cell

Sep.1 Call

Sep.15 Call

Sep-16 Cell

Sap-16 Call

Sep-16 Call

Sep-16 Call (Sold)
Oct-16 Call

Oct-16 Call

Oct-16 Call

Oct-16 Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

1 0/28/20( 5
12/1 7/2015

8/4/2015

9/22/2015
10/27/2015
10/2S/2015
12/1 7/2015

8/31/2015
9/22/2015

10/27/2015
10/28/2015

12/16/2015
8/26/2016
10I1/2015

10I5/2015

10/27/2015
10/28/2015

70,000
70,000
80,000
10,000
80,000

70,000
80,000
40,000
40,000
30,000
40,000
40,000
40,000
60,000
70,000
60,000
70,000

$3.05

$2.75
$3.85
$3.45

$3.20

$2.90
$2,80
$3.55
$3.50

$3.00

$2.95

$2.8Q

$3A5

$3.50

$3.05

$3.6Q

$0.1030

$0.0930
$0.1310

$0.1130

$0.104D

$0.1520
Sa.o93a
$0.1230
SIL1130

$0.1620
SD.1520

Sa.os?a
($0.0710}

$0.1180

$0.1116

$0.1626

$0.1550

31,210.0D DB/27I2016 E

$8,510 00 06/27/2016 E

$ 10,480.00 07/26/2016 E

Sygta.oo 01/26/2016 E

$8,320.00 07/2S/2018 E

$ 10,640.00 07/26/2018 E

3?,440.00 67/28/2018 E

$4.920.60 08/28I2018 E

$4,520. O OS/26/20(6 E
34,860.00 68/26/2016 E

SS,OBO.M 08/26/2016 E

$3NSQ.DO 08/28/2016 E

($2,84D.DO] 08/28/2016 E

$7,080.0D 69/27/2016 E

$?,170.00 69/21/2016 E

N,720.00 69/27/2016 E

310,850.00 09/27/2016 E

$0.000

$0.000

$0.000

$0.000
$0.000
$0.000

$0.000

$0.000
N.OOO

$0.000

$0.006

$0.000

$0.000

$0.000

$0.000
$0.000

$0.000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

($7,210.00) $ 108.50

($4,920.00)

($4,520.00)

($4,860.00)
($6,080.00)

($3,480.00)

$2,840.00

$62.00
$62.00
$46.50
$62.08
$62.00
$62.00

($7,080.00) '$93.00

($7,770.00) $ 108.50
(N,?20.00)

($11/850.00)
$93.00

$ 108.50

($6,510.00) $ 108.50
(Sfa,486:00) $ 124.00

($7,910.00) $ 108.5t)

($8,320.00) $ 124.00

($ 10,640.00) $ 1OS SO

($7,440.00) $ 124.00

Oct-16 Call NYMEX 12/16/2015 60,000 $2.85 $0.6930 $5,580.00 t]9/27/2016 E $0.000 $0 ($5,580.00) $93.00
Oct-16 Call(Sold)
Nov-16 Call

Nov-16 Call

NYMEX

NYMEX

NYMEX

127/20 1 6
11/3/2015
10/3/2018

60,000
440,000
110,000

$3.35

$2.9Q

($0.1460)
N.1420
N.1180

($8,760.06) 69/2?/2016 E

10/26/2016 E$49,280.01)

$12',9SD.OO 10/28/2016 E

$0.000

$0.000

$0.000

$0

$0

$0

$8,760.00 $93.00

($49,280.00) $682.00
($ 12,980.00) $ 170.50

Dec-16 Call NYMEX 12/1/2015 380,000 $3.45 N.1110 $42.180.0D 11/25/2018 E $0.000 ( 42,180.00) $589.00
Dec-1 6 Call

Dec-1 6 Call

Dac-16 Ca8 (Sold)
SUMMARY:

NYMEX

NYMEX

NYMEX

12/1 6/2015
ft/3/2016

11/25/2018

130,000
130,000

130,000
3,600,0DO

$2.15

$2.75

$0.1D20

N.1795
($0.3350)

$13,260:OD t 1/25/2016 E

$23,335.00 11/25/2016 E

{$43,550.00) 11/25/2016 E

$344,155.00

$0.000

$0.000

$0.000

$0

$0

$0

($ 13,260raa)

($23,335.00)
$43,550.00

$201.50
$201.50

$201,50

($344,755.00) $5,560.00



Period

South Carolina
Report as of 11/30/2016 Close

Original Purchase
Cost/Proceeds Realized Value

Net Value Realized
Gain or (Loss)

Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A rii-2004 Review

$949,450.00 $2,424,270.00
$ 1,065,640.00 $400,810.00

$1,474,820.00,
{$664,830.00)

Closed Positions - Ma -2004/April-2005;Review $851,680. 00 $795,290.00 ($56,390.00)
Closed, Positions - Ma -2005/April-2006'Review
Closed',Positions - Ma .-2006/A ril-2007 Review
Closed'Positions - May-2007/April-2008 Review
Closed.Positions - May-2008/A ril-2009 Review

$2,463,690.00 $4,925,500i00
$3,369,220.00 ($1,385,730.00)
$2,908,420.00 $ 1,159,981.00
$3.446,030.00 ($6,147,835.00)

$2,461,810. 00
($4,754, 950.00)
($ 1,748,439.00)
($9;593,865.00)

Closed Positions - May-2009/April-2010 Review
Closed Positions - May-201D/April-2011 Review

$3,599,735.00 '$12,587;530.00) ($ 16,187,265.00)
($6,179,306.00)$2,240,760.00 ($3',938,546.00)

Closed Positions - Ma -2011/A rip201 2 Review
Closed Positions - May-2012/April-2013 Review
Closed Positions - Ma -2013/April-2014 Review
Closed Positions - Ma -2014 April-2016 Review
Closed Positions - May-2015/April-2016 Review
Closed Positions - May-2016/December-2016 Review
Total Closed Positions Review Periods
Open Positions Total
Closed/Open Postion TOTALS

$ 1,339,250. 00
$967,950.00

($574,216.37)
$435,179.27
$841,635.25
$344,755.00

$0.00
$0.00
$0.00
$0.00
$0.00
$0.00

6,38?.

{$1,339,250.00)
($967,950. 00)

$574,216.37
($435, 1 79.27)
($841,635.25)
( 344,755.00

8, 82
3,786. 5



Open positions - South Carosna
Report as of 11/30/201 6 Close

MMBtus
period Tool Counterpart)/ Trade Date purchased per Strike/Fixed Purchase Purchase TradeI Expifatlon

NYMEX 3/M~+ pPrice Price Cost/Proceeds DateMonth

Net Value vs.
Cunent Market

Value
Jan-17 Call NYMEX 1/4/2016 280,000 $3.85 $0.1150 $32,200.00 12/27/2016 E $0.0418 $11,704.00 ($20,496.00
Jan-17 Call NYMEX 2/23/2016 140,000 $3.60 $0.1040 $14,560.00 12/27/2016 E $0.0874 $ 1 2,236.00 ($2,324.00)
Jan-17 Call NYMEX 11/3/2016 280,000 $3.30 $0.1200 $33,600.00 12/27/2016 E $0.2006 $56,168.00 $22,668.00
Feb-17 Call NYMEX 2/1/2016 310,000 $4.10 $0.1130 $35,030.00 01/26/2017 E $0.0637 $19,747.00 ($15,283.00)
iFeb-17 Call NYMEX 2/23/2016 180,000 $3.80 $0.1060 $16,960.00 01/26/2017 E $0r1110 $1 7,760.00 $800.00
Feb-17
Mar-1 7

Mar-17

Apr-17

Call NYMEX 11/3/2016

Call NYMEX 3/2/2016 $0.0709 $27,651.00 ($1 2,909.00)390,000 $4.25 $0.1040 $40,560,00 02/23/2017 E

$33,332.00

$38,352.00
$2,912.00

$20,272.00

Call NYMEX 11/3/2D16 260,000 $3.85 $0.1170
Call NYMEX 3/31/2016 160,000 $3.35 $0.1130

$30,420.00 02/23/2017 E $0.1282

$18,080.00 03/28/2017 E $0.2397

310,000 $3.60 $0ri200 $37,200.00 01/26/2017 E $0,1612 $49,972.00 $12,772.00

Call NYMEX 4/7/2016 160,000 $3.35 $0.1050Apr-17

May-17 Call NYMEX $13/2016 110,000 $3.55 $0.1125
$16,800.00 03/28/2017 E $0.2397

$12,375.00 04/25/2017 E $0.1784
$38,352.00

$19,624.00
$21,552.00

$7,249.00
Jun-17 Call NYMEX 11/1$2016 80,000 $3.50 $0.1000 $8,000.00 D5/25/2017 E $0.2181 $1/,448.00 $9,448.00
Jul-17 Call NYMEX 11/10/2016 70,000 $3.60 $0.1040 $7,280.00 0$27/2017 E $0.2122 $14,854.00 $7,574.00

Aug-17

Sep-17
Call NYMEX 11/1$2016
Call NYMEX 11/1$2016

70,000 $3.65 $0,1080
40,000 $3.70 $0.1150

$7,560.00 07/26/2017 E

$4,600.00 08/28/2017 E
$0.2090

$0.2094
$14,63MO $7,070.00
$5,376.00 $3,776.00

Nov-17

SUMMARY:

Call NYMEX 11/14/2016 110,000 $4.25 $0,1180
2,930,000

$12,980.00 10/26/2017 E $0.1471

$328,205.00
$16,181.00 $3,201.00

$68,182.00
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